Abstract This work presents a study describing the use of Internet search information to achieve an improved nowcasting ability with simple autoregressive models, using data from four countries and two different application domains with social and economic significance: unemployment rate and car sales. The results we obtained differ by country/language and application area. In the case of unemployment, we find that Google Trends data lead to the improvement of nowcasts in three out of the four considered countries: Portugal, France and Italy. However, there are sometimes important differences in the predictive ability of these data when we consider different out-of-sample periods. For car sales, we find that, in some cases, the volume of search queries helps explaining the variance of the car sales data. However, we find little support for the hypothesis that search query data may improve predictions, and we present several possible reasons for these results. Taking all results into account, we conclude that, when Google Trends variables are significantly different from zero in-sample, they tend to lead to improvements in out-of-sample predictive ability. The results can have implications for nowcasting, by providing some indications regarding the advantage or not of the use of search data to improve simple models and indirectly by highlighting the sensitivity of the approach to the actual country-specific base, nowcasting period and search data.
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Introduction
In this paper we present a study that intends to show how the act of searching in the Internet can be used to provide additional information regarding user actions, preferences and intentions, which can in turn be used to better assess particular situations. Using Internet query data from Google Trends, we intend to determine if and how these data can be used to improve forecasting ability using simple models.
Knowing the evolution of key indicators is essential to many decisions. However, often the ability to make such decisions is hampered by the absence of timely information regarding either those indicators or their components. Often, relevant economic indicators are only available with a time lag, and good forecasts of their current values are essential for making better decisions. This has given rise to the concept of nowcasting: forecasts of current events for which data has not been revealed [4] . We intend to find out whether the search data can be used to improve the ability to perform nowcasting. To do so, limiting ourselves to using simple models, we will analyse whether it is possible to achieve an increase on the predictive accuracy of these models with the addition of search data provided by Google Trends.
We considered two domains (unemployment and car sales) and four different European countries (Portugal, Spain, France, and Italy). Although the four selected countries share some cultural and geographical characteristics (they all belong to the Southern/Western Europe), they use different languages and sport different historical patterns regarding unemployment and automotive preferences on brands and models. We created several simple forecasting models for each country, and verified whether the inclusion of selected Google Trends data improved the nowcasting accuracy.
While the usage of search data to improve forecasting is not new, we consider this work significant since it allowed us to validate previous findings in diverse geographical/linguistic/cultural settings and on different application domains. Doing this we consider to have validated the usage of search data as an additional forecasting data source in some settings, defined the cases in which these data seems to be helpful in increasing the forecasting ability of the models, and in general probed the advantages and limitations of using Google Trends search data in the considered settings. Moreover, we consider the work relevant since it addresses topical, social and economic concerns, for which data may not be available in a timely manner (namely unemployment) and for which there is a pressing commercial concern (namely data regarding car sales).
We also considered that it would be interesting to analyse the consistency of the results, and that also led us to choose countries with some points of contact. In fact, most of the available studies about the impact of search query data in the nowcasting performance of econometric models concluded that adding Google Trends variables
